Data View: Portfolio Positions Income

Group: OK WATER RES BOARD DWSRF 2013B RESERVE

Time Period: January 5, 2016
Asset Category: All Holdings

Description
Total Portfolio

Description
Money Market Funds - Taxable

GOLDMAN SACHS FS TREASURY OBLIG ADM

MONEY MARKET FUND

Fixed Income
Strips & Zeros
3134A4-CB-8

FHLMC - FED HOME LOAN MTG CORP

FREDDIE MAC INT STRIP 03/15/2025
31364D-NS-1

FNMA - FED NATL MORTGAGE ASSOC

INTEREST STRIP 0% 03/23/2019
31358C-4F-0

FNMA - FED NATL MORTGAGE ASSOC

INTEREST STRIP 02/06/2020
31364D-NY-8

FNMA - FED NATL MORTGAGE ASSOC

INTEREST STRIP 03/23/2022
31358C-Y5-9

FNMA - FED NATL MORTGAGE ASSOC

STRIP 02/07/2017

31358B-AB-4

FNMA PRINC STRIP 02/12/2018
88059E-4A-9

TENN VAL AUTH CPN STRIP
03/15/2016

88059E-4C-5

TENN VAL AUTH CPN STRIP
03/15/2017

88059E-4E-1

TENN VAL AUTH CPN STRIP
03/15/2018

88059E-4G-6

TENN VAL AUTH CPN STRIP
03/15/2019

88059E-4J-0

TENN VAL AUTH CPN STRIP
03/15/2020

88059E-4L-5

TENN VAL AUTH CPN STRIP
03/15/2021

88059E-4N-1

TENN VAL AUTH CPN STRIP
03/15/2022

88059E-40Q-4

TENN VAL AUTH CPN STRIP
03/15/2023

88059E-4S-0

TENN VAL AUTH CPN STRIP
03/15/2024

88059E-4U-5

TENN VAL AUTH CPN STRIP
03/15/2025

88059E-T5-3

TENN VAL AUTH CPN STRIP
12/15/2024

Market Value
$28,210,153.11

Market Value
$546,763.37
$546,763.37

$27,663,389.74
$22,269,909.59
$2,242,327.88

$554,321.12

$297,953.64

$19,204.68

$188,952.48

$24,283.75

$1,929,190.20

$1,885,308.18

$1,825,259.10

$1,753,958.22

$1,809,664.50

$1,596,334.32

$1,684,552.38

$1,626,654.96

$1,185,019.46

$1,491,653.10

$1,833,009.87

Yld to Mkt
0.73%

Yld to Mkt
0.01%
0.01%

0.74%
0.00%
0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%



88059E-XL-3
TENN VAL AUTH CPN STRIP
12/15/2024
912834-AZ-1
U.S. TREASURY STRIP PRINC STRIPS
02/28/2016
U.S. Government Agency
Agency - FNMA
3135G0-VA-8
FNMA - FED NATL MORTGAGE ASSOC
DTD 02/15/2013 .5% 03/30/2016
Agency - FHLMC
3137EA-DC-0
FHLMC - FED HOME LOAN MTG CORP
DTD 01/30/2012 1% 03/08/2017
Agency - FFCB
31331K-CG-3
FFCB - FEDERAL FARM CREDIT BANK
DTD 02/14/2011 4.57% 02/14/2025

31331Y-A2-6

FFCB - FEDERAL FARM CREDIT BANK

DTD 04/01/2008 4.8% 04/01/2022

31331V-EF-9

FFCB - FEDERAL FARM CREDIT BANK

DTD 11/01/2005 5.1% 04/01/2024
Agency - FHLB

3133XP-KG-8

FHLB - FEDERAL HOME LOAN BANK

DTD 02/04/2008 4.75% 03/10/2023

313378-37-7

FHLB - FEDERAL HOME LOAN BANK

DTD 03/02/2012 1.875% 03/13/2020
Agency - Other

880591-EL-2

TENNESSEE VALLEY AUTHORITY DTD

02/08/2011 3.875% 02/15/2021

880591-EC-2

TENNESSEE VALLEY AUTHORITY DTD
03/12/2008 4.5% 04/01/2018

$213,320.61

$108,941.14

$5,393,480.15
$60,013.80
$60,013.80

$73,040.88
$73,040.88

$2,989,113.48
$1,025,292.17

$702,135.11

$1,261,686.20

$1,123,223.30
$751,399.20

$371,824.10

$1,148,088.69
$772,871.19

$375,217.50

0.00%

0.00%

3.81%
0.50%
0.50%

1.00%
1.00%

4.14%
3.95%

4.15%

4.28%

3.35%
4.08%

1.87%

3.76%
3.54%

4.20%
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